✇❤✐❝❤ ❛r❡ ♥♦t ♣r♦♣❡r✱ ✐♥ t❤❡ s❡♥s❡ t❤❛t t❤❡② ❞♦ ♥♦t ❜❡•♦♥❣ t♦ t❤❡ s❛♠❡ ❝•❛ss ♦❢ t❤❡ ♣❛r❛♠❡t❡r t♦ ❜❡ ❡st✐♠❛t❡❞✱ ✐s ♠✐t✐❣❛t❡❞ ❜② t❤❡ ❢❛❝t t❤❛t t❤❡s❡ ❡st✐♠❛t♦rs ❝♦✐♥❝✐❞❡✱ ✇✐t❤ ✐❢ P (N = n) > 0 ❛r❜✐tr❛r② ✐❢ P (N = n) = 0 P (W n = x) = P (Xn=x)−qn(x) P (N >n)
❡q✉❛• t♦ E✱ ✐t ✐s ♥♦t ❞✐✣❝✉•t t♦ s❡❡ t❤❛t t❤❡♦r❡♠ ✷✳✶ r❡♠❛✐♥s ✈❛•✐❞ ✐♥ t❤✐s s❡tt✐♥❣✿ s✐♥❝❡ t❤❡ ❡♠♣✐r✐❝❛• ♠❡❛s✉r❡s (P
✐❢ P (N > n) > 0 ❛r❜✐tr❛r② ✐❢ P (N > n) = 0.
❇② ❞♦♠✐♥❛t❡❞ ❝♦♥✈❡r❣❡♥❝❡✱ ✭✺✮ ❡♥t❛✐•s
❛s n → ∞✱ ✐✳❡✳ N ✐s ✜♥✐t❡✳ ❉❡✜♥❡✱ ❢♦r 1 ≤ n ≤ ∞✱
❚❤❡♥X ∞ = V N ❛♥❞ s✐♠♣•❡ ❝♦♠♣✉t❛t✐♦♥s s❤♦✇ t❤❛t P (X n = x) = P (X n = x) ❛♥❞ P (X ∞ = x) = P (X ∞ = x) ❢♦r ❡❛❝❤ x ∈ E✳
